重調和擬過程の境界値問題(確率数値解析に於ける諸問題,II) by 西岡, 國雄
Title重調和擬過程の境界値問題(確率数値解析に於ける諸問題,II)
Author(s)西岡, 國雄









$\partial_{t}u(t, X)=-\triangle^{2}u(t,X)$ , $t>0$ , $x\in \mathrm{R}$ , (1)
$p(t, x)$ :
$p(t, x)= \frac{1}{2\pi}\int_{-\infty}^{\infty}d\xi\exp\{-i\xi X-\xi^{4}t\}$ , $t>0$ , $x\in \mathrm{R}$ . (2)
Krylov [2] Hochberg [1] \vee \searrow $p(t, x)$ ‘ ’
‘ ’ , $(=BPP)$ . ,
$\int p(t, x)d_{X=}1$ , $p(t, X)$ Kolmogorov
, $BPP$ .
Krylov [2] $BPP$ path
, $\Omega\equiv \mathrm{D}[0, \infty)([0, \infty)$
) path .
, $X:\Omegaarrow \mathrm{R}$
$P_{x}[X\in da]$ , $a\in \mathrm{R}$ (3)
$\mathrm{R}$ $\mathrm{C}_{b}$ .
, $BPP$ ‘ ’ (refdist)
, (3) Schwartz .
, ‘ $X$ , 3) Schwartz
,
.
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$\omega\in\Omega$ $\tau_{0}(\omega)\equiv\inf\{t>0:\omega(t)<0\}$
, $\omega(\tau 0)$ .
1([3]) $\cross \mathrm{C}^{1}$ ,
:
$P_{x}[\tau_{0}(\omega)\in dt,\omega(\tau 0)\in da]=[K(t,x)\delta(a)-J(t,X)\delta^{J}(a)]dtda$ . (4)
, $\delta(a)$ Dirac , $\delta’(a)$ .
$K,$ $J$ .
2 $-\delta’(a)$ ,
. , . - , $\delta(a)$
\vee $\mathrm{a}$ , \vdash . 1 ,
$BPP$ .
3 Brown





2. 1 2 .
5 monopoles dipoles
:
$P_{x}$ [$\tau \mathrm{o}(\omega)\in dt,\omega(\tau 0)\in da,\omega(\tau_{0})\mathrm{a}\mathrm{r}\mathrm{e}$ monopoles] $=K(t, x)\delta(a)dtda$
$P_{x}$ [ $\tau \mathrm{o}(\omega)\in dt,$ $\omega(\tau 0)\in da,\omega(\tau_{0})\mathrm{a}\mathrm{r}\mathrm{e}$ dipoles] $=J(t, X)\delta’(a)dtda$ .




$P_{x}[\tau_{0}\in dt, \omega(\mathcal{T}0)\in da]--Px$ [ $\tau 0\in dt,$ $\omega(\mathcal{T}0)\in da,\omega(\tau 0)\mathrm{a}\mathrm{r}\mathrm{e}$ monopoles]
$+P_{x}$ [$\tau_{0}\in dt,$ $\omega(\tau 0)\in da,\omega(\tau_{0})\mathrm{a}\mathrm{r}\mathrm{e}$ dipoles].
5 6 , $BPP$ ,
. , $BPP$
, ,
. , (1) \uparrow \leftarrow 2
, , $BPP$
. , (1) ,
, 2 .
3. , $BPP$ ,





Dirichlete : $u(t, 0)=0=\partial xu(t, \mathrm{o})$
, ;
Neumann : $\partial_{x}u(t, 0)=0=\partial_{x}^{2}u(t, \mathrm{o})$
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